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Trading Range in today

Support aeumnilo

S50H13 1,017-1,011 1,025-1,031 Tyde nanasansnl
NAIATUYIY 1,570-1,560 1,584-1,594 wanzidauindnszik 27648
GFJ13 22,350-22,250 22,800-22,900 nuate wadunaes
SVvJ13 850-840 860-870 wanzidawinasef: 18239
BRH13 3,300-3,280 3,325-3,345

AEULN 29.70-29.67 29.77-29.80

ANRUIEETYaNgY (DXYO) 81.9-81.6 82.4-82.7

auaara SET50 Index Futures
Settlement Price Volume

Open

Interest
Prior Last Change
S50H13 1,021.9 1,023.2 1,016.7 1,022.8 1,022.5 -0.5 12,476 33,647
S50J13 1,016.2 1,019.6 1,015.0 1,019.7 1,019.3 -0.4 20 35
S50K13 - - - 1,022.7 - -0.5 0 0
S50M13 1,019.0 1,020.0 1,014.4 1,019.7 1,019.7 -0.1 1,195 4,026
S50U13 1,019.3 1,019.6 1,015.0 1,018.7 1,0184 -0.3 62 647
S50213 1,018.2 1,018.2 1,015.0 1,018.0 1,018.0 0.8 23 361

ag5udaanma Currency Futures

Settlement Price 2
Interest
Prior Last Change
USDH13 29.9 29.9 29.8 29.8 29.8 -0.01 152 3,952
USDJ13 - - - 29.8 - -0.01 0 313
USDK13 - - - 29.9 - -0.01 0 10
USDM13 30.0 30.0 30.0 30.0 30.0 -0.02 20 8,620

agduandauugnd Futures aulszinniinasnu (feua

Foreign Institution Local
Long Short Net Long Short Net Long Short
SET50 Index Futures 1,571 2,071 -500 3,663 3,932 -269 8,542 7,773 769
Energy Futures 15 29 -14 3 15 -12 76 47 29
Metal Futures 47 755 -708 9,155 7,477 1,678 4,295 5,265 -970
Single Stock Futures 92 686 -594 9,491 8,956 535 25,612 25,553 59
Currency Futures 0 0 0 1 93 -92 171 79 92
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d5uanaa Futures Gold & Silver & Oil Futures
Settlement Price Volume

Open
Interest

Prior Change

Future Bt50

GFJ13 22,510 22,290 22,460 22,390 60 2,624 7,946
GFM13 22,630 22,410 22,550 22,510 40 423 2,655
GFQ13 22,720 22,510 22,670 22,610 60 245 439
Future Bt10
GF10J13 22,520 22,280 22,460 22,390 60 8,006 12,122
GF10M13 22,630 22,400 22,570 22,510 60 1,723 5,668
GF10Q13 22,720 22,510 22,680 22,610 70 476 1,063
SVJi13 - - - 846 - 0 59
SVM13 - - - 868 - 0 71
SVQ13 - - - 860 - 0 2
Brent Crude Oil Futures
BRH13 3,322 3,300 3,310 3,313 -3 55 361
BRJ13 3,298 3,280 3,285 3,290 -5 23 390
BRK13 3,280 3,261 3,261 3,275 -14 13 103
SET50
Expiration  Days to FV of periodic Current Fair future Current Premium / Discount  premium/  Premium / Discount
date maturity dividend spot price future price  from fair price (pts) discount (%) from spot price (pts)
S50H13 28-Mar-13 20 2.71% 2.2 1022.64 1022.0 1022.3 0.3 0.0 -0.3
S50J13 29-Apr-13 52 2.71% 6.7 1022.64 1019.9 1019.3 -0.6 -0.1 -3.3
S50K13 30-May-13 83 2.71% 15.0 1022.64 1013.9 1022.2 8.3 0.8 -0.4
S50M13 27-Jun-13 111 2.71% 17.0 1022.64 1014.2 1019.6 5.4 0.5 -3.0
Gold
Expiration Daysto  Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
GFJ13 29-Apr-13 52 1,578.2 2.74% 29.73 22,390 22,420 30 0.1%
GFM13 27-Jun-13 111 1,578.2 2.76% 29.73 22,490 22,580 90 0.4%
GFQ13 29-Aug-13 174 1,578.2 2.77% 29.73 22,599 22,700 101 0.4%
Silver
Expiration Daysto  Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
SVJ13 29-Apr-13 52 28.84 2.74% 29.73 861 880 19 2.2%
SVM13 27-Jun-13 111 28.84 2.76% 29.73 865 830 -35 -4.0%
SVQ13 29-Aug-13 174 28.84 2.77% 29.73 869 851 -18 -2.1%
Expiration Daysto  Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
BRH13 15-Mar-13 7 111.15 2.74% 29.73 3,306 3,309 3 0.1%
BRJ13 12-Apr-13 35 111.15 2.74% 29.73 3,313 3,294 -19 -0.6%
BRK13 15-May-13 68 111.15 2.76% 29.73 3,322 3,280 -42 -1.3%

Expiration  Days to Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDH13 28-Mar-13 20 29.73 2.74% 0.04% 29.77 29.79 0.02 0.1%
UsDJ13 29-Apr-13 52 29.73 2.74% 0.04% 29.84 29.83 -0.01 0.0%
USDK13 30-May-13 83 29.73 2.76% 0.07% 29.91 29.88 -0.03 -0.1%

* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason
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Fair gold spot price

Gold spot (USD/oz)
1,525 1,535 1,545 1,555 1,565 1,575 1,585 1,595 1,605 1,615 1,625

29.48 21,371 20,810 20,390 20,110 19,969 20,110 20,390 20,810 21,371 22,071
2953 21,226 20,669 20,252 19,973 19,834 19,973 20,252 20,669 21,226 21,922
29.58 21,117 20,563 20,148 19,871 19,732 19,871 20,148 20,563 21,117 21,809
29.63 21,045 20,493 20,079 19,803 19,665 19,803 20,079 20,493 21,045 21,734
29.68 21,008 20,457 20,044 19,769 19,631 19,769 20,044 20,457 21,008 21,697
THB/USD 29.73
29.78 21,045 20,493 20,079 19,803 19,803 20,079 20,493 21,045 21,734
29.83 21,117 20,563 20,148 19,871 19,732 19,871 20,148 20,563 21,117 21,809
29.88 21,226 20,669 20,252 19,973 19,834 19,973 20,252 20,669 21,226 21,922
2993 21,371 20,810 20,390 20,110 19,969 20,110 20,390 20,810 21,371 22,071
2998 21,552 20,987 20,563 20,280 20,139 20,280 20,563 20,987 21,552 22,259

Fair silver spot price

Silver spot (USD/oz)
26.3 26.8 27.3 27.8 28.3 28.8 29.3 29.8 30.3 30.8 31.3

29.48 7 718 673 644 629 644 673 718 7 850
29.53 778 719 674 645 630 645 674 719 778 852
29.58 779 720 676 646 631 646 676 720 779 853
29.63 780 721 677 647 632 647 677 721 780 855
29.68 782 722 678 648 633 648 678 722 782 856
THB/USD 29.73
29.78 784 725 680 650 636 650 680 725 784 859
29.83 786 726 681 651 637 651 681 726 786 860
29.88 787 727 682 653 638 653 682 727 787 862
29.93 788 728 684 654 639 654 684 728 788 863
29.98 790 730 685 655 640 655 685 730 790 865

Fair Brent spot price

Brent spot (USD/bbl)

101 103 105 107 109 111 113 115 117 119 121
29.48 2,982 2,746 2,569 2,451 2,392 2,451 2,569 2,746 2,982 3,277
29.53 2,987 2,751 2,574 2,455 2,396 2,455 2,574 2,751 2,987 3,282
29.58 2,992 2,755 2,578 2,460 2,400 2,460 2,578 2,755 2,992 3,288
29.63 2,997 2,760 2,582 2,464 2,404 2,464 2,582 2,760 2,997 3,293
29.68 2,409 2,468
THB/USD 29.73
29.78
29.83
29.88
29.93
29.98
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d utures

Tud WwAN1Sal
7 A AU - Merchandise Trade Balance Feb consensus $-10.0 B/ Jan $29.15 B
7 {uAs BJ%I'\‘ILFm — ILO Unemployment Rate Q4 10.2% / Prior 9.9%
7 A BJS“I'QLM - Merchandise Trade Jan E-5.9 B/ Dec E-5.4 B
7 A 1818913 - Manufacturers' Orders Jan -1.9% / Dec 0.8%
7 {uAs é'\mqtr - BOE Announcement 3/7 0 bp / Prior 0 bp
7 {unAu qTiﬂ - ECB Announcement 3/7 0 bp / Prior 0 bp
7 funAn 2‘1‘1)1’53;‘1 - New Claims wk3/2 340 K/ Prior 344 K
7 A mﬁ?g% - Nonfarm productivity Q4:12 -1.9% / Prior -2.0%
7 funAn 2‘1‘1)1’53;‘1 - Unit labor costs Q4:12 4.6% / Prior 4.5%
7 {uAs wi“g% — Announced Layoffs Feb 55.54 K/ Jan 40.43 K
7 A mﬁ?g% - International Trade Jan $-44.4 B/ Dec $-38.1 B
7 funAn wi“g% - Consumer Credit Jan $16.2 B/ Dec $14.6 B
7 ey J1Ju - GDP Q4r 0.0% / Qdp -0.1%
8 funAx 1183l - Industrial Production Jan / Dec 0.3%
8 fuAn L8987 - Industrial Production Jan consensus 0.5%
8 HunAu @‘1/15/:-;“1 - Nonfarm Payrolls Feb consensus 171 K/ Jan 157 K
8 HuAs wi“g% - Unemployment Rate Feb consensus 7.8% / Jan 7.9%
8 fuAn @‘1/15/:-;“1 - Wholesale Inventories Jan consensus 0.4% / Dec -0.1%
8 fFunAn AU — CPI Feb consensus 2.9% / Jan 2.0%
8 fuAn AU - PPl Feb consensus -1.5% / Jan -1.6%
10 funAx A - Industrial Production Jan-Feb consensus 10.7% / Dec 10.3%
10 HuAw AU - Retail Sales Jan-Feb consensus 15.0% / Dec 1.53%
11 JuAu \1898% - Merchandise Trade Jan / Dec consensus E16.8 B
11 funpx tJi%\‘iLﬂ@ - Industrial Production Jan / Dec -0.1%
11 AunAu m‘jﬂ;u - CGPI (PPI) Feb / Jan 0.4%
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